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The linear complementarity problem (LCP) consists in finding a nonnega- 
tire vector in a finite-dimensional vector space that satisfies a specified 
system of linear inequalities. It can be considered the fundamental problem 
in mathematical programming and numerical optimization. Linear and 
quadratic programming problems, bimatrix game problems, and equilibrium 
problems can be reformulated as linear complementarity problems. More- 
over, many of the algorithms fbr solving nonlinear optimization problems 
require the solution of linear complementarity problems. 
The aim of this book is to provide a complete description of the 
theoretical aspects of LCPs and the various direct and iterative algorithms 
proposed. 
The book is divided into seven chapters. The first two chapters introduce 
the linear complementarity problem and the essential background material 
needed for the rest of the book. Linear algebra, matrix theory, elements of 
real analysis, and linear and quadratic programming theory are covered here. 
Chapter 3 discusses the existence and uniqueness of the solution and intro- 
duces various classes of matrices. The authors have made a real effort to 
explain in detail the differences between the different classes of matrices 
introduced and their relationships. 
The next two chapters are devoted to algorithms for solving the LCP. 
Pivotal methods are presented in Chapter 4, and iterative methods, including 
the recent interior-point methods, are discussed in Chapter 5. Pivotal meth- 
ods (Lemke's method is probably the most famous of them) are finite and 
require the recursive solution of systems of linear equations. These methods 
are suitable for small and medium-size problems. Iterative methods, instead, 
are more often used to solve large-scale sparse LCPs. All the algorithms 
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discussed in these chapters are clearly explained and presented. Important 
implementation considerations are also discussed in detail. The last two 
chapters of the book are devoted to the geometric side of LCPs and 
sensitivity analysis. 
The organization of the book makes it possible to use it both as a textbook 
for a graduate course and as a reference book (1 must say that I use this book 
almost every day). Each chapter ends with a section of notes and references, 
which I found always extremely interesting and very well written. Moreover, a
large number of exercises are included. 
In summary, the authors have succeeded in their goal of providing an 
overview of research in the area of linear complementarity problems. All the 
most important theoretical results in the area and the most recent algorithms 
are included in the book. This monograph is a distinguished contribution to 
the field, and we recommend it to students and researchers. 
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